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$25,000,000 FANNIE MAE - FLT , 0.32 , 10/03/11 0.23 $24,995,183  $25,013,500  AA+ 31398A3X8 

$25,000,000 FANNIE MAE - FLT , 0.29 , 10/03/11 0.24 24,997,071  25,003,050  AA+ 31398A6R8 

$25,000,000 FANNIE MAE - FLT , 0.29 , 10/03/11 0.24 24,996,984  25,003,050  AA+ 31398A6R8 

$25,000,000 FANNIE MAE - FLT , 0.28 , 10/03/11 0.25 24,994,118  25,002,325  AA+ 31398A6V9 

$25,000,000 FANNIE MAE - FLT , 0.28 , 10/03/11 0.25 24,994,118  25,002,325  AA+ 31398A6V9 

$3,690,000 FANNIE MAE - FLT , 0.40 , 10/03/11 0.27 3,694,491  3,696,306  AA+ 3135G0AQ6 

$6,500,000 FANNIE MAE - FLT , 0.40 , 10/03/11 0.27 6,508,787  6,511,109  AA+ 3135G0AQ6 

$50,000,000 FANNIE MAE - FLT , 0.40 , 10/03/11 0.27 49,986,594  50,085,450  AA+ 3135G0AQ6 

$50,000,000 FANNIE MAE - FLT , 0.40 , 10/03/11 0.27 49,996,578  50,085,450  AA+ 3135G0AQ6 

$50,000,000 FANNIE MAE - FLT , 0.38 , 10/03/11 0.39 49,981,423  49,992,900  AA+ 3135G0CB7 

$10,000,000 FEDERAL FARM CREDIT , 0.24 , 03/08/12 0.03 9,989,333  9,998,690  AA+ 313312UA6 

$7,000,000 FEDERAL FARM CREDIT , 1.00 , 06/04/12 0.27 7,033,076  7,034,146  AA+ 31331JPZ0 

$25,000,000 FEDERAL FARM CREDIT - FLT , 0.20 , 10/03/11 0.17 25,000,000  25,000,875  AA+ 31331G2M0 

$25,000,000 FEDERAL FARM CREDIT - FLT , 0.20 , 10/03/11 0.17 25,000,000  25,000,875  AA+ 31331G2M0 

$23,000,000 FEDERAL FARM CREDIT - FLT , 0.23 , 10/03/11 0.27 22,999,106  22,999,287  AA+ 31331G2V0 

$25,000,000 FEDERAL FARM CREDIT - FLT , 0.23 , 10/03/11 0.27 24,999,251  24,998,775  AA+ 31331G4C0 

$25,000,000 FEDERAL FARM CREDIT - FLT , 0.26 , 10/03/11 0.26 24,997,573  24,999,725  AA+ 31331JCF8 

$25,000,000 FEDERAL FARM CREDIT - FLT , 0.35 , 10/03/11 0.26 24,996,881  25,007,300  AA+ 31331JND1 

$25,000,000 FEDERAL FARM CREDIT - FLT , 0.37 , 10/04/11 0.09 24,999,024  25,012,975  AA+ 31331JWJ8 

$25,000,000 FEDERAL FARM CREDIT - FLT , 0.50 , 10/03/11 0.26 24,994,061  25,034,725  AA+ 31331JQL0 

$10,000,000 FEDERAL FARM CREDIT - FLT , 0.35 , 10/03/11 0.22 9,998,538  10,003,320  AA+ 31331JSX2 

$25,000,000 FEDERAL FARM CREDIT - FLT , 0.40 , 10/03/11 0.25 25,000,000  25,031,950  AA+ 31331JYS6 

$21,300,000 FEDERAL FARM CREDIT - FLT , 0.30 , 10/03/11 0.29 21,296,738  21,303,493  AA+ 31331KGY0 

$25,000,000 FEDERAL FARM CREDIT - FLT , 0.30 , 10/03/11 0.31 24,996,026  24,997,175  AA+ 31331KJV3 

$25,000,000 FEDERAL FARM CREDIT - FLT , 0.30 , 10/03/11 0.31 24,996,026  24,997,175  AA+ 31331KJV3 

$50,000,000 FEDERAL FARM CREDIT - FLT , 0.27 , 10/03/11 0.32 49,975,389  49,962,200  AA+ 31331KNN6 

$50,000,000 FEDERAL FARM CREDIT - FLT , 0.30 , 10/03/11 0.38 49,963,199  49,928,800  AA+ 31331KSP6 

$5,000,000 FEDERAL HOME LOAN BANK , 0.42 , 10/03/11 0.42 5,000,000  5,000,000  AA+ 313374UL2 

$10,000,000 FEDERAL HOME LOAN BANK , 0.35 , 10/05/11 0.23 10,000,000  10,000,070  AA+ 313374GZ7 

$10,000,000 FEDERAL HOME LOAN BANK , 0.30 , 11/23/11 0.08 9,999,645  10,003,050  AA+ 313371P26 

$10,000,000 FEDERAL HOME LOAN BANK , 0.785 , 11/25/11 0.11 10,006,914  10,009,740  AA+ 3133XYLD5 
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$8,000,000 FEDERAL HOME LOAN BANK , 0.28 , 12/19/11 0.02 7,995,022  7,999,656  AA+ 313384QS1 

$10,000,000 FEDERAL HOME LOAN BANK , 0.625 , 01/13/12 0.19 10,006,417  10,012,070  AA+ 3133706G8 

$9,915,000 FEDERAL HOME LOAN BANK , 3.25 , 03/09/12 0.14 10,041,335  10,048,575  AA+ 3133XPCS1 

$10,000,000 FEDERAL HOME LOAN BANK , 0.25 , 05/23/12 0.27 10,000,000  9,998,880  AA+ 313373Y22 

$10,000,000 FEDERAL HOME LOAN BANK , 0.33 , 07/16/12 0.38 10,000,000  9,995,660  AA+ 313374F70 

$25,000,000 FEDERAL HOME LOAN BANK , 0.33 , 07/16/12 0.33 25,009,150  25,009,150  AA+ 313374FH8 

$10,000,000 FEDERAL HOME LOAN BANK , 0.35 , 07/25/12 0.40 $10,000,000  $9,996,100  AA+ 313374KV1 

$10,000,000 FEDERAL HOME LOAN BANK , 0.375 , 07/27/12 0.45 10,000,000  9,993,990  AA+ 313374L57 

$4,000,000 FEDERAL HOME LOAN BANK , 0.25 , 07/30/12 0.28 3,996,526  3,999,016  AA+ 313374SV3 

$10,000,000 FEDERAL HOME LOAN BANK , 0.33 , 08/08/12 0.33 10,000,000  9,999,940  AA+ 313374S50 

$11,440,000 FEDERAL HOME LOAN BANK , 1.75 , 08/22/12 0.28 11,588,222  11,588,720  AA+ 3133XUE41 

$10,000,000 FEDERAL HOME LOAN BANK , 0.875 , 08/22/12 0.28 10,048,841  10,052,620  AA+ 3133XYWB7 

$6,500,000 FEDERAL HOME LOAN BANK , 0.44 , 08/28/12 0.22 6,500,000  6,505,363  AA+ 3133755H6 

$20,000,000 FEDERAL HOME LOAN BANK , 0.28 , 09/07/12 0.28 20,000,000  19,999,380  AA+ 313375BT3 

$10,000,000 FEDERAL HOME LOAN BANK , 0.35 , 09/10/12 0.20 10,000,000  10,002,400  AA+ 313375D61 

$10,000,000 FEDERAL HOME LOAN BANK , 0.30 , 09/10/12 0.27 10,000,000  10,001,400  AA+ 313375CG0 

$10,000,000 FEDERAL HOME LOAN BANK , 0.33 , 09/11/12 0.23 10,000,000  10,003,950  AA+ 313375CK1 

$10,000,000 FEDERAL HOME LOAN BANK , 0.425 , 09/21/12 0.45 10,000,000  9,997,820  AA+ 313375GU5 

$10,000,000 FEDERAL HOME LOAN BANK , 0.50 , 09/21/12 0.20 10,000,000  10,000,840  AA+ 313375JR9 

$10,000,000 FEDERAL HOME LOAN BANK , 0.00 , 10/03/12 0.21 10,000,000  10,003,660  AA+ 313375NA1 

$50,000,000 FEDERAL HOME LOAN BANK - FLT , 0.26 , 10/01/11 0.31 50,000,000  49,950,600  AA+ 313374WU0 

$10,000,000 FEDERAL HOME LOAN BANK , 0.785 , 11/25/11 0.11 10,006,914  10,009,740  AA+ 3133XYLD5 

$10,000,000 FREDDIE MAC , 1.66 , 03/14/12 0.16 10,061,049  10,069,920  AA+ 3128X8Q62 

$30,000,000 FREDDIE MAC FLT , 0.30 , 10/03/11 0.32 29,983,013  29,971,800  AA+ 3134G2XL1 

$25,000,000 FREDDIE MAC-FLT , 0.20 , 10/03/11 0.19 24,999,204  25,000,025  AA+ 3134G1DL5 

$25,000,000 FREDDIE MAC-FLT , 0.06 , 10/03/11 0.20 24,982,226  24,988,775  AA+ 3128X9WA4 

$25,000,000 FREDDIE MAC-FLT , 0.14 , 10/03/11 0.18 24,994,820  24,998,075  AA+ 3128X9XN5 

$5,000,000 FREDDIE MAC-FLT , 0.185 , 10/10/11 0.18 4,998,521  5,000,260  AA+ 3128X9YV6 

$25,000,000 FREDDIE MAC-FLT , 0.19 , 10/16/11 0.18 24,995,203  25,001,274  AA+ 3128X9ZJ2 

$50,000,000 FREDDIE MAC-FLT , 0.29 , 10/03/11 0.26 49,980,633  49,992,200  AA+ 3134G1U69 

$50,000,000 FREDDIE MAC-FLT , 0.35 , 10/03/11 0.32 49,980,542  49,964,800  AA+ 3134G2B50 

A���9��8B9����� � � A���9��9B?�7BC� A���9��7??�:8�� � �
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$170,000,000 US BANK (2) , 0.20 , 10/03/11 0.20 $170,000,000 $170,000,000 A-1+ n/a 

170,000,000 US BANK (2) , 0.20 , 10/03/11 0.20 170,000,000 170,000,000 A-1+ n/a 

170,000,000 US BANK (2) , 0.20 , 10/03/11 0.20 170,000,000 170,000,000 A-1+ n/a 

A9����������� � � A9����������� A9����������� � �

�$)!������"'%$�����4BB��?;5�

$100,000,000 BRANCH BANKING & TRUST (2) , 0.25 , 10/03/11 0.25 $100,000,000 $100,000,000 A-1 n/a 

200,000,000 BRANCH BANKING & TRUST (2) , 0.25 , 10/03/11 0.25 200,000,000 200,000,000 A-1 n/a 

200,000,000 BRANCH BANKING & TRUST (2) , 0.25 , 10/03/11 0.25 200,000,000 200,000,000 A-1 n/a 

140,000,000 JP MORGAN CHASE (2) (a), 0.40 , 10/03/11 0.40 140,000,000 140,000,000 A-1+ n/a 

140,000,000 JP MORGAN CHASE (2) (a), 0.40 , 10/03/11 0.40 140,000,000 140,000,000 A-1+ n/a 

140,000,000 JP MORGAN CHASE (2) (a), 0.40 , 10/03/11 0.40 140,000,000 140,000,000 A-1+ n/a 

140,000,000 JP MORGAN CHASE (2) (a), 0.40 , 10/03/11 0.40 140,000,000 140,000,000 A-1+ n/a 

20,000,000 SOVEREIGN BANK (2) , 0.60 , 10/03/11 0.60 20,000,000 20,000,000 A-1 n/a 

30,000,000 SOVEREIGN BANK (2) , 0.60 , 10/03/11 0.60 30,000,000 30,000,000 A-1 n/a 

510,000,000 SOVEREIGN BANK (2) , 0.60 , 10/03/11 0.60 510,000,000 510,000,000 A-1 n/a 

15,000,000 TORONTO DOMINION (2) , 0.29 , 10/03/11 0.29 15,000,000 15,000,000 A-1+ n/a 

50,000,000 TORONTO DOMINION (2) , 0.25 , 10/03/11 0.25 50,000,000 50,000,000 A-1+ n/a 

$130,000,000 TORONTO DOMINION (2) , 0.25 , 10/03/11 0.25 $130,000,000 $130,000,000 A-1+ n/a 

135,000,000 TORONTO DOMINION (2) , 0.25 , 10/03/11 0.25 135,000,000 135,000,000 A-1+ n/a 

45,000,000 TORONTO DOMINION (2) , 0.25 , 10/03/11 0.25 45,000,000 45,000,000 A-1+ n/a 

35,000,000 TORONTO DOMINION (2) , 0.23 , 10/03/11 0.23 35,000,000 35,000,000 A-1+ n/a 

15,000,000 TORONTO DOMINION (2) , 0.25 , 10/03/11 0.25 15,000,000 15,000,000 A-1+ n/a 

15,000,000 TORONTO DOMINION (2) , 0.25 , 10/03/11 0.25 15,000,000 15,000,000 A-1+ n/a 

A���?���������� �� � A���?���������� A���?���������� � �

"$)'"� &$�&-"$$%$���4?�97;5��

$307,605,000 MERRILL LYNCH & CO. , 0.02 , 10/03/11 0.02 $307,605,000 $307,605,000 A-1 n/a 

A8�:�?�9����� �� � A8�:�?�9����� A8�:�?�9����� � �

'�-!0$"�%$���4*���5�-'&"&��$$��!"���'"$��D&�(�$�'"���$�4?�88;5�

$10,000,000 BANCO BILBOA , 2.45 , 06/22/12 0.36 $10,157,808  $10,148,980  AA+ 05951TAA2 

$15,000,000 BANCO BILBOA , 2.45 , 06/22/12 0.36 15,232,750  15,223,470  AA+ 05951TAA2 

$9,332,000 BANK AMERICA , 2.10 , 04/30/12 0.19 9,428,205  9,433,206  AA+ 06050BAG6 

$20,000,000 BANK AMERICA , 2.10 , 04/30/12 0.19 20,203,343  20,216,900  AA+ 06050BAG6 

$20,000,000 BANK AMERICA , 3.125 , 06/15/12 0.16 20,401,055  20,411,020  AA+ 06050BAA9 

$1,095,000 CITIBANK , 1.25 , 11/15/11 0.47 1,096,419  1,095,945  AA+ 17314JAS2 

$10,000,000 CITIBANK , 2.875 , 12/09/11 2.87 10,047,190  10,051,340  AA+ 17313UAA7 

 + � � � ' ! � � � � " 	 / � � � � � 	 � � - � 	 
 �

� �� ��� - �"	/ �� ���	�� ����������������������2�	��
���
4�




���

�

%��=�
�0�����E�)��
������
�'��
	�!�
	
��1��2�F�"�
������%��=�
�0���������'��
�

AB�C�?�CC8�B��,,,,�E�B�7C9�879��9B�F���A����?��������
�

�

�)���0�����

4�5�

�����
��

4��������%�
���
�������+
�"�	�
5�

6���1�

4;5�

&���
�<�1��

��	
�4�5�

�%��=�
��

�0�����4�5��

>����
��

"�
��2�

��	������
�		�������

'�-!0$"�%$���4*���5�-'&"&��$$��!"���'"$��D&�(�$�'"���$�4?�88;5�4�!�@�5�

$1,095,000 CITIBANK , 2.125 , 04/30/12 0.18 1,106,255  1,107,100  AA+ 17313UAE9 

$10,041,000 CITIBANK , 2.125 , 04/30/12 0.18 10,143,358  10,151,953  AA+ 17313UAE9 

$10,000,000 CITIBANK , 1.875 , 05/07/12 0.26 10,085,673  10,095,120  AA+ 17290CAB2 

$10,000,000 CITIBANK , 1.875 , 05/07/12 0.26 10,087,280  10,095,120  AA+ 17290CAB2 

$10,000,000 CITIBANK , 1.875 , 05/07/12 0.26 10,091,199  10,095,120  AA+ 17290CAB2 

$9,905,000 CITIBANK , 1.875 , 06/04/12 0.24 10,008,591  10,012,222  AA+ 17314JAG8 

$4,763,000 CITIBANK , 2.125 , 07/12/12 0.21 4,832,601  4,833,173  AA+ 17313YAG6 

$7,152,000 CITIBANK , 2.125 , 07/12/12 0.21 7,255,361  7,257,370  AA+ 17313YAG6 

$20,000,000 CITIBANK , 2.125 , 07/12/12 0.21 20,289,809  20,294,660  AA+ 17313YAG6 

$8,315,000 GE CAPITAL , 3.00 , 12/09/11 3.00 8,357,623  8,359,286  AA+ 36967HAD9 

$10,000,000 GE CAPITAL , 2.25 , 03/12/12 0.10 10,085,305  10,093,880  AA+ 36967HAN7 

$11,000,000 GE CAPITAL , 2.20 , 06/08/12 0.18 11,142,940  11,149,930  AA+ 36967HAH0 

$11,660,000 GE CAPITAL , 2.20 , 06/08/12 0.18 11,811,516  11,818,926  AA+ 36967HAH0 

$3,782,000 GE CAPITAL , 2.00 , 09/28/12 0.27 3,847,193  3,846,060  AA+ 36967HBB2 

$3,000,000 GOLDMAN SACHS - FLT , 0.52 , 11/09/11 0.27 3,000,930  3,002,232  AA+ 38146FAG6 

$25,000,000 GOLDMAN SACHS - FLT , 1.02 , 10/05/11 0.14 25,036,251  25,037,500  AA+ 38146FAB7 

$2,750,000 KEY BANK , 3.20 , 06/15/12 0.25 2,806,303  2,806,342  AA+ 49328CAA3 

$14,000,000 MORGAN STANLEY , 3.25 , 12/01/11 0.07 14,069,247  14,069,132  AA+ 61757UAB6 

$12,769,000 MORGAN STANLEY , 1.95 , 06/20/12 0.26 12,921,808  12,921,487  AA+ 61757UAH3 

$10,000,000 NY COMMUNITY BANK , 3.00 , 12/16/11 3.00 10,055,273  10,060,090  AA+ 64944QAA5 

$10,000,000 PNC FUNDING CORP , 2.30 , 06/22/12 0.37 10,147,044  10,137,510  AA+ 69351CAC7 

$2,246,000 US CENTRAL FEDERAL CREDIT UNION , 1.25 , 10/19/11 0.14 2,247,206  2,246,973  AA+ 90345AAA0 

A�C��C�9����� �� � A�C9�CC9�98B� A�C?��:���B?� � �

�"'��'"$����0$�%$���0$ ���$�4��9�;5���

$84,099,830 GRYPHON FUNDING LTD (b) , 0.00 , 10/05/11 0.00 $24,315,768 $25,723,711 N/R n/a 

A7B��CC�78�� � � A�B�8�9�:?7� A�9�:�8�:��� � �

-!0$"�%$���%!�$6�*'���4B�78;5�

$100,787,988 FFI GOVERNMENT FUND , 0.01 , 10/03/11 0.01 $100,787,988 $100,787,988 AAAm n/a 

125,000,000 GOLDMAN SACKS GOVERNMENT FUND , 0.01 , 0.01 125,000,000 125,000,000 AAAm n/a 

A��9�:7:�C77� � � A��9�:7:�C77� A��9�:7:�C77� � �

��>'����6�%&�&-$%$����!��"!��6�$%�4����;5�

$987 LMCS , 0.01 , 10/03/11 0.01 $987 $987 A-1 n/a 

AC7:� � � AC7:� AC7:� � �
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